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San Bernardino County Pool
Summary (as of 8/31/03)

Par Amortized Market Market % of Yield to Maturity Weighted Modified
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration
Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 135,000,000.00 134,999,999.80 134,997,817.50 51% 1.04% 18 0.05
Collateralized CD 10,000,000.00 10,000,000.00 10,003,857.00 0.4% 1.30% 58 0.16
Commercial Paper 310,617,000.00 310,418,241.69 310,407,062.67 11.8% 1.05% 23 0.06
Corporate Notes 122,735,000.00 124,493,462.65 124,663,905.81 4.7% 1.97% 239 0.63
Federal Agencies 1,547,859,000.00 1,568,202,466.83 1,578,680,728.54 60.2% 2.74% 496 1.02
Money Market Funds 55,000,000.00 55,000,000.00 55,000,000.00 21% 0.93% 49 0.14
Municipal Debt 11,750,000.00 12,004,579.70 12,711,972.50 0.5% 5.48% 701 1.87
Repurchase Agreements 400,000,000.00 400,000,000.00 400,000,897.50 15.2% 1.06% 2 0.005
U.S. Treasuries 0.00 0.00 0.00 0.0%
Total Securities 2,592,961,000.00 2,615,118,750.67 2,626,466,241.52 100.0% 2.13% 317 0.73

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

62,006,647.81

62,006,647.81

62,006,647.81

2,654,967,647.81

2,677,125,398.48

12,467,236.56

2,688,472,889.33

12,467,236.56

2,654,967,647.81

2,689,592,635.04

2,700,940,125.89

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds

2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool
Sector Distribution (as of 8/31/03)

Corporate Notes
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Certificates of Deposit
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Repurchase Agreements Money Market Funds
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Sector

Market Value

Bankers Acceptance
Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Note

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
U.S. Treasuries

0.00
134,997,817.50
10,003,857.00
310,407,062.67
124,663,905.81
1,578,680,728.54
55,000,000.00
12,711,972.50
400,000,897.50
0.00
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San Bernardino County Pool
Credit Quality Distribution (as of 8/31/03)

AAA

A-1+
65%

24%

3%

Market Value
635,791,571.71
209,614,205.96

1,703,912,715.54
77,147,748.31

Credit Rating
A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA (Long-Term)
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San Bernardino County Pool
Maturity Range Distribution (as of 8/31/03)

$600,000

$500,000

$400,000

$300,000

(in thousands)

$200,000

$100,000

$0

574,612

364,059

215,791 209,998

131,810 136,589
124,396

138,614

140,000
111,636

120,060
102,529

93,593

O-N 31- 91 - 181 - 361 - 541 - 721 - 1081+
60 120 270 450 630 900

Maturity Range (in days)

* Maturity range distribution assumes no securities are called



M‘ffﬁ'"'ﬁ

San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity

Month At Cost
August 2002 3.35%
September 2002 3.28%
October 2002 3.24%
November 2002 3.06%
December 2002 2.85%
January 2003 2.77%
February 2003 2.54%
March 2003 2.56%
April 2003 2.45%
May 2003 2.29%
June 2003 2.26%
July 2003 2.13%
August 2003 2.13%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool
2. All historical yields restated to include money market funds



